ELSEVIER Stochastic Processes and their Applications 51 (1994) 373-374 


Author Index Volume 51 


Beibel, M. and H.R. Lerche, A refined large deviation principle for 
Brownian motion and its application to boundary crossing 
Dawson, D.A. and V. Vinogradov, Almost-sure path properties of 
(2, d, B)-superprocesses 

de Acosta, A., Large deviations for vector-valued Lévy processes 

de Figueiredo, R.J.P., see Y. Yu 

Feigin, P.D. and S.I. Resnick, Limit distributions for linear pro- 
gramming time series estimators 

Ferger, D., Nonparametric detection of changepoints for sequen- 
tially observed data 

Fouque, J.P. and E. Saada, Totally asymmetric attractive particle 
systems on Z: hydrodynamic limit for general initial profiles 

Gerontidis, I.I., Periodic Markovian replacement chains 

Giacomin, G., Phase separation and random domain patterns in 
a stochastic particle model 

Gross, A., Some mixing conditions for stationary symmetric 
stable stochastic processes 

Hitczenko, P., Sharp inequality for randomly stopped sums of 
independent non-negative random variables 

Jaouhari S., On the stationary law of a nonlinear autoregressive 
Markov chain 

Klebaner, F.C. and O. Nerman, Autoregressive approximation in 
branching processes with a threshold 

Kutoyants Y. and P. Pilibossian, On minimum uniform metric 
estimate of parameters of diffusion-type processes 

Kwon, Y., Reflected Brownian motion in Lipschitz domains with 
oblique reflection 

Lerche, H.R., see M. Beibel 

Levanony, D., Conditional tail probabilities in continuous-time 
martingale LLN with application to parameter estimation in 
diffusions 

Nerman, O., see F.C. Klebaner 

Novak S. Yu., Asymptotic expansions for the maximum of ran- 
dom number of random variables 


0304-4149/94/$07.00 © 1994 Elsevier Science B.V. All rights reserved 


stochastic 
processes 
and their 
applications 


51 (1994) 269 
51 (1994) 221 
51 (1994) 75 
51 (1994) 329 
51 (1994) 135 
51 (1994) 359 


51 (1994) 9 
51 (1994) 307 


51 (1994) 25 
51 (1994) 277 
51 (1994) 63 
51 (1994) 341 
51(1994) 1 
51 (1994) 221 
51 (1994) 191 
51 (1994) 269 
51 (1994) 117 
51 (1994) 1 


51 (1994) 297 


| 
| 
! 
| 
| 
| 


374 Author Index Volume (1994) 373-374 


Penrose, M.D., Fluctuations for annihilations of Brownian 
spheres 

Pilibossian, P., see Y. Kutoyants 

Resnick, S.I. see P.D. Feigin 

Saada, E., see J.P. Fouque 

Tribe, R., A representation for super Brownian motion 

Vinogradov, V., see D.A. Dawson 

Yu, Y. and R.J.P. de Figueiredo, An infinite expansion for non- 
linear filtering 


51 (1994) 167 
51 (1994) 259 
51 (1994) 135 
51 (1994) 9 
51 (1994) 207 
51 (1994) 221 


51 (1994) 329 


| 
if 
| 
! 


| 
| 
| 
| 
| 
| 
| 


